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Comp Null Distρ(X,Y)

Sample

X=x1, x2, ..., xN

Sample

Y=y1, y2, ..., yN

d0 Null Distribution,F
(non-parametric)

P-value = P(d > d0)

ε ε0

Parametric Population Parametric Population
unknown θYunknown θX

Reject if ε < ε0

Accept/Reject
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X=x1, x2, ..., xN Y=y1, y2, ..., yM

ρ(X1,Y1)

Pool

Z=z1, z2, ..., zN+M

Z=x1, x2, ..., xN ,y1, y2, ..., yM

Relabel

Permute Permute Permute

Z1 Z2 ZK

Partition Partition Partition

X1 Y1 X2 Y2 XK YK

ρ(XK,YK)ρ(X2,Y2)

d1 d2 dK

Compute Distribution

F
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ρ(X;Y) = (u1 + u2 + ... + u4)/4

ρ(Y;X) = (v1 + v2 + ... +v5)/5

ρ(X,Y) = (ρ(X;Y) +ρ(Y;X))/2
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Empirical and Theoretical Null Distribution
N = 75; Num Permuts = 1000; x,y ~ N(15,1); t ~ Ì χ1
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Power Function (TrimMean)
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